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(1) $t\geq 0$ , $X(0)=x$ . , $\mu(t),\xi(t),$ $\sigma(t)$ ,
, { $B$ (t), $t\geq 0$} .
,
{ $B$ (t), $t\geq 0$} .
, .
\Delta .





































































$\mathrm{o}$ Step7: Step6 ,
$\mathrm{O}$ Step8:
$\bullet$ Step9: , No f\‘a ,$\mathrm{Y}\mathrm{e}\mathrm{s}$
$\mathrm{S}\mathrm{t}\mathrm{e}\mathrm{p}\mathrm{l}0$




$\bullet$ Step13: ,Yes $7,\mathrm{N}\mathrm{o}$










































$S_{i}$ $i$ $\in N$
$S$ $=\Pi_{1\in N}S\triangle$. i
$S_{i}$ , . , $S$ .
, $i\in N$ $Q_{i}$
qi $=(q_{1}^{i}, q_{2}^{i}, \ldots, q_{|S_{i}|}^{i})$ $\forall i\in N$
, .
$\mathrm{q}=(\mathrm{q}_{1}, \mathrm{q}_{2}, \ldots, \mathrm{q}_{|\mathrm{N}|})$








$\mathrm{q}^{*}=(\mathrm{q}_{1}^{*}, \mathrm{q}_{2}^{l}, \ldots, \mathrm{q}_{|\mathrm{N}|}^{*})$
,




, , $Q_{i}$ $[0, 1]^{|S_{i}|}$ $[0, 1]$
$[0, 1]$ . 0.1
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